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wi xit ≤ Ct (∀t)
∑
s≤t
xis ≤
∑
s≥t
xjs (∀i)(∀t)(∀j ∈ Ui)
∑
t
xit ≤ 1 (∀i)
xit, fi ∈ {0, 1} (∀i)(∀t).
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Q(x) = IEω
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min{ qT (ω)y(ω) | Wy(ω) = h(w)− T (ω)x, y(ω) ≥ 0 }
]
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